Insurance: Mathematics and Economics 21 (1997) 289 


MATHEMATICS & ECONOMICS 


Author Index Volume 21 


(The issue number is given in front of the page numbers) 


Beekman, J.A. and M.H. Kabir, An old-age 


social security program for Bangladesh (2) 97-102 
Bilodeau, C., Better late than never: The case 

of the rollover option (2) 103-111 
Boyle, P.P. and H. Yang, Asset allocation with 

time variation in expected returns (3) 201-218 
Boyle, P.P. and M. Hardy, Reserving for ma- 

turity guarantees: Two approaches (2) 113-127 
Cairns, A.J.G. and G. Parker, Stochastic pen- 

sion fund modelling (1) 43- 79 
Carriere, J.F., Testing independence in bivari- 

ate distributions of claim frequencies and 

severities (1) 81- 89 


Dickson, D.C.M. and A.D Egidio dos Reis, 


The effect on interest of negative surplus (1) I- 16 
Egidio dos Reis, A.D, see Dickson, D.C.M. (1)  1- 16 
Geman, H. and M. Yor, Stochastic time 

changes in catastrophe option pricing (3) 185-193 


Gerber, H.U. and E.S.W. Shiu, The joint dis- 
tribution of the time of ruin, the surplus 
immediately before ruin, and the deficit at 
ruin (2) 129-137 
Goovaerts, M. and A. De Schepper, IBNR 
reserves under stochastic interest rates (3) 225-244 


Hardy, M., see Boyle, P.P. (2) 113-127 


Jacques, M., The Istanbul option: Where the 
standard European option becomes Asian (2) 139-152 


Elsevier Science B.V. 


Kabir, M.H., see Beekman, J.A. (2) 97-102 


Miiller, A., Stop-loss order for portfolios of 


dependent risks (3) 219-223 
O’Brien, T., Hedging strategies using catas- 

trophe insurance options (2) 153-162 
Panjer, H.H., see Wang, S.S. (2) 173-183 
Parker, G., see Cairns, A.J.G. (1) 43-79 
Portnoy, E., Regression-quantile graduation 

of Australian life tables, 1946-1992 (2) 163-172 
Schepper, A. De, see Goovaerts, M. (3) 225-244 
Schmidt, K.D., Non-optimal prediction by the 

chain ladder method (1) 17- 24 
Shiu, E.S.W., see Gerber, H.U. (2) 129-137 
Uberti, M., A note on Shiu’s immunization 

results (3) 195-200 
Wang, S.S., V.R. Young and H.H. Panjer, 

Axiomatic characterization of insurance 

prices (2) 173-183 
Willmot, G.E., Bounds for compound distri- 

butions based on mean residual lifetimes 

and equilibrium distributions (1) 25-— 42 
Yang, H., see Boyle, P.P. (3) 201-218 
Yor, M., see Geman, H. (3) 185-193 
Young, V.R., see Wang, S.S. (2) 173-183 


S { 
ELSEVIER 
| 
q 


{ 


4 


